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Engineering systems such as industrial plants, cars, and artificial satellites, are equipped with many sensors, which generate
a huge amount of time-series data. In practice, analyzing and modeling those time-series data are often challenging when they
are intermittent, that is, unevenly spaced and temporally sparse. This work proposes a generative model for the intermittent
multivariate time-series, and it is a hierarchical Bayesian mixture model in which priors of mixture assignment evolve over
time, with whole data partitioned into several groups by temporal proximity.
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